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$Pr\{|X-\mu|<k\sigma\}\geq 1-\overline{k^{2}}(1)$ Vandenberghe et al. (2007)
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. $\forall i=1,\ldots,m$} $(2)$
, .
2 , $(A_{l},b_{l},c_{l})\in S^{n}x\Re^{n}x\Re(l=1,\ldots m)$
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. , , $A_{l}$









s.t $\{\begin{array}{ll}Z_{i} z_{l}z_{l}^{T} \lambda_{\prime}\end{array}\}\succeq O(i=1,\ldots.m)$, (3)
,








. (3) , Kitahara et al.
. (2007) (2) 2
3. 2 $\blacksquare$
,
$(\mu_{l},\Sigma_{i})(i=L2)$ 2 . :
, min $\alpha$
. $x$ s.t $\varphi_{i}+\mu\mu^{r}$ )$P_{l}$ )$+2\mu^{T}q_{l}+r_{i}\leq\tau_{l}a(i=1,2)$
, 2 $q(z)=z^{T}Az+2b^{T}z+c$
( , $\{\begin{array}{ll}P_{l} q_{\prime}q_{l}^{T} r_{l}\end{array}\}\succeq O(i=I2)$,
$(A,b.c)\in S^{n}x\Re^{n}x\Re,$ $A$
). , $q(x)<0$ 1 $\{\begin{array}{ll}P_{1}-A q_{1}-b(q_{1}-b)^{T} r_{1}-\tau_{1}-c\end{array}\}\succeq O$, (4)
, $q(x)>0$ 2 ,
$q(x)=0$ $\{\begin{array}{ll}P_{2}+A q_{2}+b(q_{2}+b)^{\Gamma} r_{2}-\tau_{2}+c\end{array}\}\succeq O$,
. , 1
$\tau,$ $>0(i=l2)$.2
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$a_{l21}$ ,
1 (4)
$a_{l21}= \sup_{x\sim:\mu_{t}.Z},{}_{)}Pr\{q(x)\leq 0\}$ 2











. , $\alpha$ $0$ 1
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